People have increased interest in using anisotropic Gaussian random fields in modeling many phenomena to capture their anisotropic natures in various scientific areas such as image processing, hydrology and spatial statistics, just to mention a few. Several classes of anisotropic Gaussian random fields have been introduced and studied for theoretical and application purposes. In this talk, we will study the joint continuity of the local times for a large class of anisotropic Gaussian random fields, establish the sharp Hölder conditions for the local times, and apply these results to investigate the sample path properties of the Gaussian random fields.
